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AN ALGORITHM FOR SOLVING CONSTRAINED
OPTIMAL CONTROL PROBLEMS

Wu Tiejun, Lu Yongzai

(Zhejiang University)

Abstract

An iterative algorithm for solving non-linear optimal control
problems with complex constraints of equality and/or imequality
is developed. The advantages of the proposed method over the general
approaches are much more efficiency, adaptability and better conver-
gency. Besides, the method can readily be applied to the optimal

control of large scale systems and implemented by microcomputers.





